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Inhaltsangabe

The talk is divided into three parts. In the first part the focus is on options as a prime in-
strument on financial markets. Terminology and basic mathematical aspects are introduced.
Then, in the second part, we outline several classes of computational approaches devoted
to the valuation of options. This includes tree methods, Monte Carlo and PDE methods. In
the third part of the talk we sketch a few recent research issues of numerical methods.


